In [1] , a deterministic counting rate condition is shown to be necessary and sufficient for a counting process induced on a Markov step process Z to be multivariate Poisson. We show here that the result continues to hold without Z being a Markov step process.
It was assumed in [1] that a Markov step process Z induces a multivariate counting process N = tN«, N 2 , ••• , N c ) . The infinitesimal generator A of Z was used there to characterize a vector process whose respective components ri(Z(t)) can be heuristically interpreted as the counting rates for the corresponding N, at time t. It is shown in [1] that if the components of N do not have simultaneous jumps, a determinacy condition based on the sigma algebras Nt = u{N(u), u~t} is necessary and sufficient for N to consist of mutually independent Poisson processes. This condition is that for each t we have almost surely
The above result is extended in the present letter to processes Z that need not be Markov. To this end, let Z be measurable with respect to an increasing family of sigma algebras {~}, and suppose further that Z induces the counting process N (as defined in [2] , Chapter 2) in the sense that Nt~Fr for each t. Now if I stands for the indicator function, it is tautologically true that
for any 0~s~t. (Equation (2), together with its possible implications, were called to the author's attention by Dr B. Melamed.) Moreover, Ni(t)-S~Ai(s)ds is not only an Ft-martingale, but also a fortiori an Nt-martingale. It then follows from the definition of Received 26 October 1982.
Letters to the editor (4)
intensity that on the right side of (2)
Equations (2) 
